Algorithm EXPECTATION-MAXIMIZATION (EM)

Input Data D = {x;};—1.,, number clusters K
Initialize parameters m.x t1.5, 21K

Iterate until convergence

E step fori=1:nk=1:K
_ Tefr(z)
Vei =
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M step let I'), = S Vi k=1:K
(note: > 1. Ty = n)
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